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open "@gretldir\data\poe\mroz.gdt"

square
series

exper
nwifeinc = (Faminc-wage*hours)/1000

smpl hours>0 --restrict

matrix
matrix
matrix
matrix
matrix
matrix
matrix
matrix
matrix
matrix
matrix
scalar
printf
matrix
matrix
matrix
matrix

a=rownames(b,

printf

vyl = { hours, mtr, educ }

w = { kidsl6, nwifeinc, const, exper, mothereduc, fathereduc}
z = { kidsl6, nwifeinc, const}

Mz = I ($nobs)-z*invpd(z*"*z)*z"

Mw = I ($nobs)-w*invpd(w"*w)*w*"

Ez= Mz*yl

WO = Ez"*Ez

Ew = Mw*yl

W1 = Ew"*Ew

G = inv(W1)*Wo

I = eigengen(G, null)

minl = minCl)

"\nThe minimum eigenvalue is %.8f \n",minl
X { mtr, educ, kidsl6, nwifeinc, const }
y = { hours }

kM = (1 ($nobs)-(minl*Mw))

b =invpd (X" *kM*X)*X " *kM*y

" mtr educ kidsl6é nwifeinc const ')
"\nThe liml estimates are \n %.6Ff \n", b



